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Abstract

As an optimization algorithm to solve conditional extremum problem, Lagrange multiplier me-
thod plays an important role in practical problems. This method is introduced in various mathe-
matical analysis tutorials. Although learners can quickly grasp the method, most people are in a
state of half-understanding of its cause and effect. From a beginner’s point of view, firstly this pa-
per discusses the necessary conditions of conditional extremum problem using differential me-
thod, based on the necessary conditions of extremum problem. Then, the Lagrange multiplier me-
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thod is discussed. Secondly, combined with the sufficient conditions of extremum point, the pos-
itive or negative signs of the second-order differential are used to judge whether the point is an
extremum point. Finally, the application of Lagrange multiplier method in some typical prob-
lems is presented. The purpose is to help learners understand and master the method tho-
roughly. This method has strong practicability, so it is helpful to cultivate students’ divergent
thinking and innovative thinking, and can effectively improve students’ ability to analyze and
solve problems.
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